
STATE OF ILLINOIS PORTFOLIO - Unaudited 2/8/2008

REPURCHASE AGREEMENTS
DESCRIPTION MATURITY POSITION-SIZE YIELD
BARCLAY'S CAPITAL 2/11/2008 $350,000,000 3.000%
BEAR STEARNS 2/11/2008 $600,000,000 3.020%
MORGAN STANLEY 2/11/2008 $184,400,000 2.970%
NORTHERN TRUST CO. 2/11/2008 $393,400,000 2.850%
NORTHERN TRUST CO. 2/11/2008 $5,690,000 2.850%
NORTHERN TRUST CO. 2/11/2008 $49,025,000 2.850%
NORTHERN TRUST CO. 2/11/2008 $3,175,000 2.850%
NORTHERN TRUST CO. 2/11/2008 $1,700,000 2.850%
NORTHERN TRUST CO. 2/11/2008 $250,000 2.850%

$1,587,640,000

TOLL HIGHWAY REPURCHASE AGREEMENTS MATURITY POSITION-SIZE YIELD

UBS FINANCIAL 2/11/2008 $628,930,000 2.990%
UBS FINANCIAL 2/11/2008 $39,440,000 2.990%
UBS FINANCIAL 2/11/2008 $18,935,000 2.990%

$687,305,000

COMMERCIAL PAPER
DESCRIPTION MATURITY POSITION-SIZE YIELD
UBS FINANCIAL 2/11/2008 $50,000,000 5.045%
BARCLAY'S CAPITAL 2/11/2008 $50,000,000 5.050%
BARCLAY'S CAPITAL 2/11/2008 $100,000,000 5.045%
BARCLAY'S CAPITAL 2/11/2008 $100,000,000 5.045%
GE CAPITAL 2/11/2008 $350,000,000 2.980%
UBS FINANCIAL 2/12/2008 $100,000,000 5.405%
BARCLAY'S CAPITAL 2/12/2008 $100,000,000 5.405%
GREENWICH 2/19/2008 $150,000,000 5.030%
HSBC 2/22/2008 $100,000,000 4.500%
JP MORGAN 2/28/2008 $100,000,000 5.450%
MORGAN STANLEY 2/28/2008 $100,000,000 5.370%
BEAR STEARNS 3/3/2008 $100,000,000 5.160%
BEAR STEARNS 3/3/2008 $100,000,000 5.160%
BEAR STEARNS 3/14/2008 $50,000,000 3.280%
BEAR STEARNS 3/19/2008 $50,000,000 5.160%
BEAR STEARNS 3/19/2008 $50,000,000 5.160%
MORGAN STANLEY 4/18/2008 $50,000,000 4.950%
SSB CITIGLOBAL 4/18/2008 $100,000,000 4.400%
MORGAN STANLEY 4/25/2008 $50,000,000 4.950%
SSB CITIGLOBAL 5/6/2008 $50,000,000 3.080%
SSB CITIGLOBAL 5/7/2008 $50,000,000 4.340%
SSB CITIGLOBAL 5/7/2008 $100,000,000 4.400%
SSB CITIGLOBAL 5/7/2008 $100,000,000 3.090%
MORGAN STANLEY 6/19/2008 $100,000,000 4.160%
BEAR STEARNS 8/1/2008 $50,000,000 3.190%

$2,300,000,000



CERTIFICATES OF DEPOSIT
DESCRIPTION MONTHLY TOTAL WEIGHTED AVERAGE
CERTIFICATES OF DEPOSIT Feb-2008 $98,754,950 4.890%
CERTIFICATES OF DEPOSIT Mar-2008 $200,805,668 4.645%
CERTIFICATES OF DEPOSIT Apr-2008 $187,804,135 4.754%
CERTIFICATES OF DEPOSIT May-2008 $110,459,517 4.881%
CERTIFICATES OF DEPOSIT Jun-2008 $211,315,743 5.052%
CERTIFICATES OF DEPOSIT Jul-2008 $76,722,173 4.910%
CERTIFICATES OF DEPOSIT Aug-2008 $124,555,255 4.509%
CERTIFICATES OF DEPOSIT Sep-2008 $77,364,643 4.111%
CERTIFICATES OF DEPOSIT Oct-2008 $38,718,579 4.028%
CERTIFICATES OF DEPOSIT Nov-2008 $45,941,175 4.156%
CERTIFICATES OF DEPOSIT Dec-2008 $65,290,211 3.604%
CERTIFICATES OF DEPOSIT Jan-2009 $63,326,500 3.283%
CERTIFICATES OF DEPOSIT Feb-2009 $31,382,603 2.709%
CERTIFICATES OF DEPOSIT Mar-2009 $6,536,440 2.485%
CERTIFICATES OF DEPOSIT Apr-2009 $4,665,802 3.308%
CERTIFICATES OF DEPOSIT May-2009 $1,207,080 3.228%
CERTIFICATES OF DEPOSIT Jun-2009 $2,210,495 3.553%
CERTIFICATES OF DEPOSIT Jul-2009 $3,286,402 3.484%
CERTIFICATES OF DEPOSIT Aug-2009 $1,342,508 3.224%
CERTIFICATES OF DEPOSIT Sep-2009 $1,743,203 2.774%
CERTIFICATES OF DEPOSIT Oct-2009 $2,647,487 3.093%
CERTIFICATES OF DEPOSIT Nov-2009 $6,641,599 2.163%
CERTIFICATES OF DEPOSIT Dec-2009 $2,567,434 2.320%
CERTIFICATES OF DEPOSIT Jan-2010 $1,830,901 2.868%
CERTIFICATES OF DEPOSIT Feb-2010 $4,629,710 2.188%
CERTIFICATES OF DEPOSIT Mar-2010 $5,834,308 2.999%
CERTIFICATES OF DEPOSIT Apr-2010 $733,000 3.049%
CERTIFICATES OF DEPOSIT May-2010 $487,481 3.088%
CERTIFICATES OF DEPOSIT Jun-2010 $1,403,320 3.508%
CERTIFICATES OF DEPOSIT Jul-2010 $829,250 3.403%
CERTIFICATES OF DEPOSIT Aug-2010 $1,078,555 3.010%
CERTIFICATES OF DEPOSIT Sep-2010 $1,632,924 2.588%
CERTIFICATES OF DEPOSIT Oct-2010 $840,911 2.660%
CERTIFICATES OF DEPOSIT Nov-2010 $165,769 2.075%
CERTIFICATES OF DEPOSIT Dec-2010 $2,323,227 2.000%
CERTIFICATES OF DEPOSIT Jan-2011 $1,678,289 2.000%
CERTIFICATES OF DEPOSIT Feb-2011 $736,559 2.000%

$1,389,493,806

US AGENCIES
DESCRIPTION MATURITY POSITION-SIZE YIELD
FHLB 7/16/2008 $5,000,000 4.250%
FHLB 10/16/2008 $25,000,000 4.625%
FHLB 10/22/2008 $25,000,000 4.700%
FHLB 10/29/2008 $25,000,000 4.600%
FHLB 11/19/2008 $25,000,000 4.625%



FHLB 11/19/2008 $25,000,000 4.500%
FHLB 11/21/2008 $25,000,000 4.625%
FHLB 11/26/2008 $25,000,000 4.550%
FHLB 11/28/2008 $25,000,000 4.500%
FHLB 11/28/2008 $25,000,000 4.650%
FHLB 12/4/2008 $25,000,000 4.625%
FHLB 12/4/2008 $25,000,000 4.625%
FHLB 12/4/2008 $25,000,000 4.550%
FHLB 12/11/2008 $25,000,000 4.500%
FHLB 12/11/2008 $25,000,000 4.500%
FHLB 11/28/2008 $25,000,000 4.500%
FHLB 12/4/2009 $25,000,000 4.750%
FHLB 11/16/2010 $25,000,000 4.800%
FHLB 12/17/2010 $25,000,000 4.450%
FHLB 2/8/2011 $25,000,000 3.750%
FHLB 11/14/2011 $25,000,000 5.000%
FHLB 2/9/2012 $10,000,000 5.500%
FHLB 4/16/2012 $25,000,000 5.500%
FHLB 5/15/2012 $25,000,000 5.500%
FHLB 6/11/2012 $25,000,000 5.450%
FHLB 11/14/2012 $25,000,000 5.025%
FHLB 11/19/2012 $25,000,000 5.050%
FHLB 2/8/2013 $25,000,000 4.000%
FNMA 2/22/2008 $5,000,000 5.100%
FNMA 6/16/2008 $5,000,000 4.020%
FNMA 3/23/2009 $4,745,000 4.000%
FNMA 5/5/2009 $5,000,000 5.000%
FNMA 7/4/2009 $25,000,000 4.250%
FNMA 12/24/2009 $25,000,000 4.550%
FNMA 12/24/2009 $25,000,000 4.300%
FNMA 1/4/2010 $25,000,000 4.450%
FNMA 7/9/2010 $25,000,000 5.500%
FNMA 10/15/2010 $25,000,000 5.020%
FNMA 11/8/2011 $25,000,000 5.000%
FNMA 3/20/2012 $10,000,000 5.500%
FNMA 4/9/2012 $10,000,000 5.500%
FNMA 5/7/2012 $25,000,000 5.300%
FNMA 5/7/2012 $25,000,000 5.300%
FNMA 5/18/2012 $25,000,000 4.875%
FNMA 5/18/2012 $25,000,000 4.875%
FNMA 10/25/2012 $25,000,000 5.250%
FNMA 10/30/2012 $25,000,000 5.000%
FNMA 1/28/2013 $25,000,000 4.000%
FFCB 10/22/2010 $25,000,000 5.000%
FHLMC 2/27/2008 $5,000,000 5.125%
FHLMC 1/7/2009 $25,000,000 4.200%
FHLMC 1/16/2009 $25,000,000 4.370%
FHLMC 6/11/2009 $25,000,000 5.000%
FHLMC 12/15/2009 $2,500,000 4.450%



FHLMC 12/24/2009 $25,000,000 4.400%
FHLMC 2/9/2010 $10,000,000 4.875%
FHLMC 8/6/2010 $25,000,000 3.250%
FHLMC 9/1/2010 $5,000,000 5.000%
FHLMC 10/1/2010 $25,000,000 5.000%
FHLMC 12/20/2010 $25,000,000 4.700%
FHLMC 12/13/2010 $25,000,000 4.500%
FHLMC 1/10/2011 $25,000,000 4.500%
FHLMC 2/4/2011 $25,000,000 3.500%
FHLMC 2/4/2011 $25,000,000 3.640%
FHLMC 2/7/2011 $25,000,000 3.250%
FHLMC 2/8/2011 $25,000,000 3.750%
FHLMC 6/20/2011 $25,000,000 5.625%
FHLMC 12/27/2011 $7,500,000 5.400%
FHLMC 4/3/2012 $10,000,000 5.250%
FHLMC 4/3/2012 $25,000,000 5.250%
FHLMC 4/16/2012 $25,000,000 5.550%
FHLMC 4/16/2012 $25,000,000 5.550%
FFCB PRIVATEMENT PLACEMENT 2/27/2008 $66,580,000 4.810%
FFCB PRIVATEMENT PLACEMENT 3/27/2008 $77,944,000 4.550%
FFCB PRIVATEMENT PLACEMENT 4/25/2008 $60,524,000 4.600%
FFCB PRIVATEMENT PLACEMENT 5/23/2008 $18,673,000 4.620%
FFCB PRIVATEMENT PLACEMENT 6/27/2008 $8,961,000 4.800%
FFCB PRIVATEMENT PLACEMENT 7/25/2008 $7,429,000 4.730%
FFCB PRIVATEMENT PLACEMENT 8/27/2008 $4,787,000 4.590%
FFCB PRIVATEMENT PLACEMENT 9/26/2008 $7,797,000 4.460%
FFCB PRIVATEMENT PLACEMENT 10/24/2008 $5,409,000 4.150%
FFCB PRIVATEMENT PLACEMENT 11/26/2008 $6,144,000 3.870%
FFCB PRIVATEMENT PLACEMENT 12/26/2008 $21,320,000 3.590%
FFCB PRIVATEMENT PLACEMENT 12/24/2009 $84,000 2.000%
FFCB PRIVATEMENT PLACEMENT 1/27/2009 $36,400,000 3.450%
SBA POOLS 5/25/2012 $1,212 6.875%
SBA POOLS 5/25/2019 $1,327 7.375%
SBA POOLS 12/25/2019 $113,508 9.475%
FNMA ARM MBS 12/1/2019 $89,930 5.462%
FNMA ARM MBS 6/1/2020 $5,953 5.135%
FNMA ARM MBS 11/1/2020 $18,889 5.966%
FNMA ARM MBS 7/1/2022 $57,024 5.630%
FNMA ARM MBS 10/1/2022 $10,648 4.612%
FNMA ARM MBS 10/1/2022 $64,534 4.821%
FNMA ARM MBS 11/1/2022 $31,329 5.385%
FNMA ARM MBS 12/1/2022 $18,079 5.448%
FHLMC ARM MBS 2/1/2018 $30,883 7.500%
FHLMC ARM MBS 8/1/2018 $80,585 7.804%
FHLMC ARM MBS 8/1/2018 $15,907 5.972%
FHLMC ARM MBS 3/1/2019 $27,527 7.651%
FHLMC ARM MBS 6/1/2019 $37,118 6.833%
FHLMC ARM MBS 10/1/2021 $195 5.604%
FHLMC ARM MBS 12/1/2021 $147 6.701%



FHLMC ARM MBS 12/1/2021 $12,383 5.471%
FHLMC ARM MBS 1/1/2022 $8,778 7.351%
FHLMC ARM MBS 5/1/2022 $68,779 5.369%
FHLMC ARM MBS 6/1/2023 $16,454 4.000%
FHLMC ARM MBS 6/1/2024 $132,948 4.930%
FHLMC ARM MBS 8/1/2024 $343 4.435%
FHLMC ARM MBS 8/1/2024 $187 5.408%

$1,867,641,665

TOLL HIGHWAY AGENCIES

FHLB NOTES 10/22/2008 $2,500,000 4.700%
FHLB NOTES 11/19/2008 $5,000,000 4.500%
FHLB NOTES 11/19/2008 $2,500,000 4.625%
FHLB NOTES 11/21/2008 $5,000,000 4.625%
FHLB NOTES 11/26/2008 $2,500,000 4.550%
FHLB NOTES 11/28/2008 $2,500,000 4.500%
FHLB NOTES 11/28/2008 $2,500,000 4.650%
FHLB NOTES 11/28/2008 $2,500,000 4.500%
FHLB NOTES 12/4/2008 $2,500,000 4.550%
FHLB NOTES 12/4/2009 $2,500,000 4.750%
FHLB NOTES 11/19/2012 $2,500,000 5.050%
FHLMC NOTES 2/9/2010 $2,500,000 4.875%
FHLMC NOTES 12/27/2011 $2,500,000 5.400%
FNMA NOTES 7/9/2010 $2,500,000 5.500%
FNMA NOTES 10/25/2012 $2,500,000 5.250%
FNMA NOTES 10/30/2012 $2,500,000 5.000%

$45,000,000
TOTAL AGENCIES $1,912,641,665

FOREIGN BONDS
DESCRIPTION MATURITY POSITION-SIZE YIELD
UNITED KINGDOM BONDS 7/8/2008 $10,000,000 2.250%
STATE OF ISRAEL BONDS 8/1/2008 $10,000,000 5.300%
STATE OF ISRAEL BONDS 1/1/2010 $10,000,000 3.170%

$30,000,000

ILLINOIS TECHNOLOGY DEVELOPMENT
DESCRIPTION POSITION-SIZE
APEX VENTURE PARTNERS $1,068,032
BEECKEN PETTY O'KEEFE FUND I $1,944,444
ILLINOIS EMERGING TECHNOLOGY $954,555
MK CAPITAL, LP $1,401,659
STERLING VENTURE PARTNERS II $1,983,935
CERES VENTURE FUND $226,921
JK & B CAPITAL V, LP $805,553
OCA VENTURE PARTNERS II, LP $397,213
PATRIOT CAPITAL II, L.P. $721,839
SVOBODA, COLLINS LLC $3,500,000

$13,004,151



ILLINOIS INSURED MORTGAGE PILOT PROGRAM
DESCRIPTION POSITION-SIZE

ILLINOIS INSURED MORTGAGE PILOT PROGRAM 8,997,440.00$           
8,997,440.00$           

MONEY MARKET FUNDS
DESCRIPTION POSITION-SIZE
IL FUNDS MMF 02//11/08 401,277,282
IL FUND PRIME FUND 02//11/08 100,000,000
FEDERATED GOVERNMENT MMF 02//11/08 50,000,000
MILESTONE TREASURY MMF 02//11/08 15,000,000
GOLDMAN SACHS GOVERNMENT MMF 02//11/08 50,000,000
AMERICAL FREEDOM FUND-FINANCIAL INV TRUST 02//11/08 9,000,000
THE RESERVE FUNDS 02//11/08 60,000,000
WELLS FARGO-ADVANTAGE TREASURY PLUS 02//11/08 6,116
JP MORGAN-US TREASURY PLUS 02//11/08 1,628,749
NATIONAL CITY-ALLEGIENT FUNDS 02//11/08 163,000
ILLINOIS NATIONAL BANK-FIDELITY 02//11/08 181,101
TOLL HIGHWAY MMF'S
IL FUNDS MMF 02//11/08 71,745,620
BANK OF AMERICA PFIC 02//11/08 368,640
BANK OF AMERICA PFIC 02//11/08 263,988
BANK OF AMERICA PFIC 02//11/08 4,026
BANK OF AMERICA PFIC 02//11/08 909,129

760,547,650

Grand Total 8,689,629,712.06


